To: "Palchynsky, John N" <jpalchyn@lehman.com>
cc: "Fleming, Dan (TSY)" <dfleming@lehman.com>, Marco.Brandimarte@jpmorgan.com

Jon Ciciola Subject: Re: Collateral Locked Up for Your Review

09/10/2008
03:48 PM

jP, thanks. Michael Mego has it and has passed the details to our credit team accordingly. Will advise.

Best regards.
" "Palchynsky, John N" <jpalchyn@lehman.com>

"Palchynsky, John N" To<Jon.Ciciola@jpmorgan.com>,

<jpalchyn@lehman.com> <Marco.Brandimarte@jpmorgan.com>
cc"Fleming, Dan (TSY)" <dfleming@lehman com>

09/10/2008 03:41 PM SubjectCollateral Locked Up for Your Review

Jon; Marco,

The below collateral is locked up on BDAS and available for your review.
All securities are locked up in LXG under the contra LGXX2.

1,500mm "BBB-" rated Corporates

500mm "BBB-" rated Asset Backed Securities (ABS)
500mm "A" rated Asset Backed Securities (ABS)
500mm "BBB-" rated PL CMOs

Thank you.

Jp

This message is intended only for the personal and confidential use of the designated
recipient(s) named above. If you are not the intended recipient of this message you are
hereby notified that any review, dissemination, distribution or copying of this message
is strictly prohibited. This communication is for information purposes only and should
not be regarded as an offer to sell or as a solicitation of an offer to buy any financial
product, an official confirmation of any transaction, or as an official statement of
Lehman Brothers. Email transmission cannot be guaranteed to be secure or error-free.
Therefore, we do not represent that this information is complete or accurate and it
should not be relied upon as such. All information is subject to change without notice.

IRS Circular 230 Disclosure:

Please be advised that any discussion of U.S. tax matters contained within this
communication (including any attachments) is not intended or written to be used and
cannot be used for the purpose of (i) avoiding U.S. tax related penalties or (ii)
promoting, marketing or recommending to another party any transaction or matter addressed
herein.
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